
Interpolated Bills

Instrument 

Name
ISIN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave PDSI-F PDSI-R1 PDSI-R2

TBILL 02.27.13 PIBL0312K236 <1M 2/27/2013 2 0.01 3.4136 3.4097 3.4097

TBILL 03.06.13 PIBL1212C058 <1M 3/6/2013 9 0.02 2.8089 2.7778 2.7778

TBILL 03.13.13 PIBL0312L244 <1M 3/13/2013 16 0.04 2.2042 2.1458 2.1458

TBILL 03.20.13 PIBL1212C067 <1M 3/20/2013 23 0.06 1.5994 1.5139 1.5139

TBILL 04.03.13* PIBL0612J053 1M 4/3/2013 37 0.10 0.3900 0.2500 0.2500

TBILL 04.10.13 PIBL0313A011 1M 4/10/2013 44 0.12 0.4026 0.2625 0.2625

TBILL 04.17.13 PIBL1212D084 2M 4/17/2013 51 0.14 0.4152 0.2750 0.2750

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 66 0.18 0.4422 0.3018 0.3018

TBILL 05.08.13 PIBL0313A020 2M 5/8/2013 72 0.20 0.4530 0.3125 0.3125

TBILL 05.15.13 PIBL1212E109 2M 5/15/2013 79 0.22 0.4656 0.3250 0.3250

TBILL 05.29.13* PIBL1212E118 3M 5/29/2013 93 0.26 0.4908 0.3500 0.3500

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 108 0.30 30.000000 0.3500 3:41:18 PM 0.3500 0.5244 0.3809 0.3809

TBILL 06.26.13 PIBL1212F135 4M 6/26/2013 121 0.33 0.5535 0.4076 0.4076

TBILL 07.10.13 PIBL1212G143 5M 7/10/2013 135 0.37 0.5849 0.4365 0.4365

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 149 0.41 0.6162 0.4653 0.4653

TBILL 08.07.13 PIBL1212H160 5M 8/7/2013 163 0.45 2,293.012541 0.3000 4:10:08 PM 0.3197 0.6476 0.4941 0.4941

TBILL 08.22.13* PIBL1212H179 6M 8/22/2013 178 0.49 0.6812 0.5250 0.5250

TBILL 09.04.13 PIBL1212I187 6M 9/4/2013 191 0.52 0.7214 0.5659 0.5659

TBILL 09.18.13 PIBL1212I196 7M 9/18/2013 205 0.56 0.7647 0.6099 0.6099

TBILL 10.02.13 PIBL1212J202 7M 10/2/2013 219 0.60 0.8081 0.6539 0.6539

TBILL 10.30.13 PIBL1212J211 8M 10/30/2013 247 0.68 0.8947 0.7419 0.7419

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 261 0.72 0.9380 0.7859 0.7859

TBILL 11.27.13 PIBL1212K237 9M 11/27/2013 275 0.76 0.9813 0.8299 0.8299

TBILL 12.11.13 PIBL1212L245 10M 12/11/2013 289 0.79 1.0246 0.8740 0.8740

TBILL 01.08.14 PIBL1213A012 11M 1/8/2014 317 0.87 1.1113 0.9620 0.9620

TBILL 02.05.14* PIBL1213A021 1Y 2/5/2014 345 0.95 5.000000 0.7100 9:43:37 AM 0.7100 1.1979 1.0500 1.0500
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